| M996 INDEX OF ARTICLES 6 ttems in parentheses are key topics 


Markets 


Politics unusual* (interest rates and currencies 
throughout the election year) January, p. 26 

Weathering stormy energy prices (crude oil, 
heatii:g oil, and gas) February, p. 30 

Stocks have tough act to follow (market turbu- 
lence or market terrific?) March, p. 32 

The dollar gets better as Europe gets busy* 
(political and economic factors at the heart 
of European consolidation) April, p. 30 

The art of hitting 400 (interest rates and politics 
moving the metals markets) May, p. 28 

Grains reach for the sky* (corn, wheat and 
beans make big moves) June, p. 28 

Fed jockeys for election homestretch* (will the 
1996 expansion last?) July, p. 28 

Will stocks scale the mountain? (a mountain of 
worry?) August, p. 28 

More bang for the buck (how the currency tug- 
of-war will shape up) September, p. 30 

Check that gauge* (Middle East tension rocks 
energy stocks) October, p. 26 

Feeding frenzy (what will the wild grain market 
do next?) November, p. 30 

Java jolt (defying fundamentals) December, p. 32 


Futures 101 


System design and testing (the birth of a system) 
January, p. 58 

Laying the foundation (who, what, why and how 
of system design) February, p. 42 

Tools of the trade (determining and program- 
ming our parameters) March, p. 56 

Managing your trade (money management, stop 
and exit techniques) April, p. 54 

History lesson (testing, analyzing and optimiz- 
ing our system) May, p. 54 

Back to the drawing board (making improve- 
ments) June, p. 56 

Taking it to the streets (real-time simulated trad- 
ing test) July, p. 54 

As the market turns (asking and answering ques- 
tions about our system) August, p. 50 

Nobody’s perfect (the experts’ critiques) 
September, p. 54 

The weak link (how human error derails most 
systems) October, p. 54 

Putting the pieces together (the 10 command- 
ments of system design) November, p. 66 

The never-ending system (resources for system 
design) December, p. 62 


Trading Techniques 


Fed & shoulders (technical Fed) January, p. 32 

Tuning in to channels (calculating, combining 
and applying) January, p. 36 

The color of money (the Greeks you never 
knew) January, p. 40 

Getting a handle on true performance (measur- 
ing money manager risk) January, p. 44 

Supply and demand pressure points (finding 
profit potential) February, p. 34 

Measuring market tension (the “eagerness” to 
buy or sell) February, p. 38 

Making the most of direction (new ways of 
using ADX to identify trends) March, p. 36 

Crystal ball (TD Price Projections) March, p. 40 

Lining up waves and spikes (coupling RSI with 
Elliott Wave analysis) March, p. 44 


Putting the odds on your side (the Peak- 
Oscillator and Dev-Stop) April, p. 34 

Plugging gaps with ADX (adding gap analysis 
to March’s ADX technique) April, p. 38 

The trend is your enemy (tops, bottoms and the 
end of the trend) April, p. 42 

Multi-dimensional time trading (time frame 
diversification) May, p. 32 

All in all, another trick with a call (backwarda- 
tion as a hedging opportunity) May, p. 40 

Trading with a magnifying glass* (applying 
indicators to shorter time frames) May, p. 36 

Statistics in action (using statistically based indi- 
cators in multiple time frames) June, p. 32 

Fools’ gold (thinking and trading like Tom 
DeMark) June, p. 36 

Employment reports and bond markets (the 
Employment Day Indicator) June, p. 40 

Counting candles (identifying price exhaustion 
and market rhythm) June, p. 44 

REBO rebound (how this indicator sets parame- 
ters and identifies reversals) July, p. 34 

Rolling with the punches (using an adaptive 
oscillator) July, p. 38 

What’s the buzz? (weather, supply and demand 
effects on electricity futures) July, p. 44 

Building a better chart (adjusting charts for 
inflation and exchange rates) August, p. 32 

Picking up the Elliott Wave pieces (shattering 
traditional notions) August, p. 40 

The ‘other’ live cattle market: Implied volatility 
(using options to trade cattle) August, p. 46 

A new wave paradigm (clarifying Elliott Wave 
ambiguities) September, p. 34 

Market psi-chology (scientific fundamentals?) 
September, p. 40 

A matter of no small interest (using Euroyen 
options) September, p. 42 

Setting the record straight (NEoWave for the 
stock market through 2000) October, p. 32 

Bears, bulls and excessive volatility (looking 
back for volatility trends) October, p. 36 

Mind over markets (the viability of technical 
analysis) October, p. 40 

Be flexible (adapting to market volatility) 
November, p. 38 

Building a trading framework (timing signals) 
November, p. 40 

Making a commitment (what to do with COT 
reports) November, p. 46 

Why Johnny can’t hedge (how options can 
improve hedges) November, p. 50 

South of the border with the rising sun (manag- 
ing peso and yen risk) December, p. 44 

Going against the grain (getting counter-intu- 
itive with trend systems) December, p. 50 


Technology & Trading 


How to adapt systems to survive changing mar- 
kets (self-adjusting systems) January, p. 48 

Using correlation analysis to predict trends 
(intermarket relationships) February, p. 46 

Lighting candlesticks with fuzzy logic (pro- 
gramming a neural net to catch candlestick 
patterns) March, p. 50 

Building the wave (using neural nets to objectify 
Elliott Wave analysis) April, p. 46 

How to predict tomorrow’s indicators today 
(more robust neural networks) May, p. 44 

Mapping out corn’s future (which weather maps 
matter in trading corn) June, p. 48 


Seasonality trades a sometime thing (calculating 
market seasonality) July, p. 46 

Fundamentals pave way to predicting interest 
rates (how to program fundamentals into a 
system) September, p. 46 

Trend-following systems: The next generation 
(a formula for determining the trend, consol- 
idation or cycle mode) October, p. 50 

Putting an adaptive system to work (adaptive 
channel breakouts and Elliott Wave analy- 
sis) November, p. 54 

Nothing but net and intermarket divergence 
(from rules to neural nets) December, p. 54 


international Trends 


Spain’s intraday game (the basics of Spain’s 
most popular contracts) January, p. 60 

Not-so-innocents abroad (trading overseas) 
February, p. 54 

Trader’s guide to the world (what’s worth trad- 
ing in foreign markets) March, p. 60 

The power of London (the innovation and 
growth of LIFFE) April, p. 62 

Korea enters brave new world (Korea’s journey 
into futures markets) May, p. 66 

The who-what-where of linkages (benefitting 
from exchange cooperation) June, p. 62 

Latin American bonds become the new Brady 
bunch (how to trade Brady bonds) July, p. 62 

The copper trader who fell from grace* (Yasuo 
Hamanaka’s $2.8 billion deception) 
August, p. 66 

Hong Kong and China: One country and whose 
system* (the changeover) September, p. 64 

The LME talks back (LME chief executive 
speaks up) October, p. 60 

Brazil’s real deal (what makes the Brazil market 
move) November, p. 88 


Managed Money 


How CTAs win funds and influence people 
(making conferences worth it) January, p. 64 

Disclosure (reading and writing the new disclo- 
sure document) February, p. 64 

Top traders of 1995* (how 1995’s star traders 
excelled) March, p. 68 

Don’t let this happen to you (treading lightly in 
the interbank market) April, p. 58 

Getting information online (using TraderScan to 
measure CTAs) May, p. 58 

What’s luck got to do with it? (statistics and 
money management’s role in gambling) 
June, p. 60 

Upstairs by way of the pit (how to adapt to the 
upstairs environment) July, p. 66 

Perspectives of the pros (managed futures at a 
crossroads) August, p. 62 

Rules and regs on tour (legal issues of setting up 
non-U.S.-based funds) September, p. 60 

Hot new CTAs of 1996, October, p. 66 

Web rule spinning begins* (CFTC rule interpre- 
tations for Internet use) November, p. 78 

CTA sightings in Japan (the Japanese regulatory 
environment for CTAs) December, p. 66 


The Futures Interview 


Bruce Babcock: Market realities (a 20-year 
veteran sounds off) December, p. 36 
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Trade Trends 


1995 tops & bottoms (from highlights to 
irreverent facts) January, p. 68 

Upstairs, downstairs* (seeing first hand how 
these environments differ) February, p. 58 

Technological revolution hits stock sectors (the 
low down on sector indexes) March, p. 76 

Changing currencies (competing with and com- 
plementing the interbank market) April, p. 66 

The regulatory road ahead (the future of futures 
regulation) May, p. 70 

Years of the comet (are there astronomical 
effects on the markets?) May, p. 75 

High prices, higher risk for grain hedgers 
(defense from from price swings) June, p. 66 

The Treasury Amendment conundrum (fixing 
the interbank market loophole) July, p. 58 

Scanning the electronic marketplace (the bene- 
fits of automated exchanges) August, p. 54 

Technology tales (the process of implementing 
electronic trading systems) September, p. 72 

Large-trader information: Justified or just data? 
(how regulators use position information) 
October, p. 70 

The delivery triangle (what delivery is all about) 
November, p. 72 

Born not to be wild (where Brooksley Born will 
lead the CFTC) December, p. 80 

Top 40 brokers: Technology key to staying alive* 
(1996 FCM walk of fame) December, p. 72 


Book Reviews 
Merc maker’s book captures industry history 
(excerpts from Escape to the Futures by Leo 


Melamed) November, p. 96 
* Cover stories 


Apprentice L Master | 


ce 


Programs 





| June, p. 12— 


Departments 
Editor’s Note 


Resolutions, January, p. 8 

Tale of two worlds, February, p. 8 
Survival of the fittest, March, p. 8 
Dig a little deeper, April, p. 8 

A man and his methods, May, p. 8 
Links galore, June, p. 8 

Velvet bubble?, July, p. 8 

Once again..., August, p. 8 
Changes ahead?, September, p. 8 
Pound of prevention?, October, p. 8 
Caught in a Web, November, p. 8 
To Nick: Thanks, December, p. 8 


TrendLines 

January, p. 10-—— Mahlmann & ING sued — 
CFTC’s Schapiro resigns — LCE sold — 
Maseri charged — BBF: The great unknown 

February, p. 14 — Gas squeeze puzzles all — 
Exchanges duke it out — Schapiro leaves 
CFTC — Sogemin sued 

March, p. 16 — Top firms trim staffs — Fund 
tightens reigns — CBOT report forces review 
— Free switch — The squeeze that wasn’t 

April, p. 16 — Studying broker groups — 
Derivatives grow despite losses — Big 
mergers for vendors — Web site tracks 
traders sentiment 

May, p. 10 — Refco in the news (again) — 
Exchanges to share member info — 


GLOBEX lightens up — Wheat squeeze? — 


CFTC hits system — Cut losses 
New CFTC head tapped — 
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Running out of gas? — Riding Asia’s bull 
market — New, improved S&P? 

July, p. 12 — Smith Barney overhauls division — 
Index, Jack Carl to be bought — CBOT 
rethinks proposal — MG returns to exchanges 

August, p. 12 — Farmers take elevators to court 
— After the fall —- BOTCC accepts CBOT 
directors — European wheat futures sprout 
— Treasury introduces bonds 

September, p. 12 — Merc fine tunes limits — 
Pit police — CFTC gets new chairman — 
Broker groups on parade — LME, regulators 
await SIB report — Fugitive traders down 
and out 

October, p. 12 — Did PHLX chair have con- 
flict? — CFTC strikes ‘same pen’ rule — 
Copper losses spawn class action — Laying 
down the law — MATIF/DTB plans voided 
— Trader drama hits cable 

November, p. 12 — Flemings ace crashes — 
Billionaire fights war on drugs — Sumitomo 
goes to Washington — CBOE ups S&P lim- 
its — New Euro contracts 

December, p. 12 — CFTC strikes out — 
“Wanted” in Cyberspace — Battle for 
CBOT chair — Italian exchanges may unite 
— Euro leads to more mergers — Hamanaka 
admits guilt — CBOT eyes farm bill subsi- 
dies — Ex-WCE prez forming exchange — 
US. elections let good times role 


My Position 
Relax, futures volumes have just hit a speed 
bump of history, February, p. 12 
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Major sea change II, March, p. 12 
An old speculator’s words of experience, 
April, p. 12 


Market Strategy 

Stocks’ bull market still has horns, 
January, p. 30 

Get out the vote and into stocks, February, p. 28 

Will bond bulls roam again in 1996?, 
March, p. 30 

Strength in diversity, April, p. 28 

Out with old (crop), in with the new, May, p. 20 

Bond bull died long time ago, May, p. 26 

Dire divergences for stocks, June, p. 26 

Dollar looks up to Deutsche mark, July, p. 26 

Investing for the 1996 presidential election, 
August, p. 26 

Peso on sure footing?, September, p. 28 

After the lull: Sharply rising oil prices ahead, 
October, p. 30 

The January Effect, November, p. 36 

How "bout a nice hot cocoa contract?, 
December, p. 30 


Software Reviews 

SuperCharts 3-CD; Top Step Bonds, 
January, p. 52 

OmniTrader Version 2.1, February, p. 50 

Telescan Investor’s Platform (TIP), 
March, p. 48 

TT Chartbook 95, April, p. 50 

Option Simulator/Real Time, May, p. 50 

Elliott Wave Analyser v4.2, July, p. 50 

Matlab 4.2c for Windows, August, p. 45 

Performance Summary Plus, v.1.30, 
September, p. 50 

TradeStation 4.0. October, p. 44 

Orion, v. 1.4; Technical Trader for 
Mathematica, November, p. 58 

Trader’s Companion, December, p. 58 


Computerized Trader 

Managed Futures on the Net, January, p. 56 
Dialing for digital dollars, February, p. 52 
Plan your trades, trade your plan, March, p. 54 
King of all media channels, April, p. 52 
Dukes of URL, May, p. 52 

Conducting business on the Net, June, p. 54 
Net brokerage, July, p. 52 

Deflating the Dow, August, p. 36 

Rollover is no pushover, September, p. 52 
It’s the economy, stupid, October, p. 48 
Getting time on your side, November, p. 64 
Standard time, December, p. 60 


Book Reviews 

The Handbook of Technical Analysis, 
March, p. 66 

Technical Analysis from A to Z and Live The 
Dream, April, p. 74 

Currency Forecasting and Tips of the Floor 
Trader, July, p. 72 

Street Smarts, August, p. 74 

The Confidence Game and Bank for 
International Settlements 66th Annual 
Report, September, p. 75 

Schwager on Futures: Technical Analysis and 
Traders’ Tales, October, p. 78 

Derivatives for Decision Makers and The Four 
Cardinal Principles of Trading, 
November, p. 105 


Trader Profile 

Steve Hutson: Moving with momentum, 
January, p. 82 

LeBeau and Lucas: Truth in testing, 
February, p. 78 

Staden and Hall: The shorter the better, 
March, p. 94 

Bob Goetter: To the steady goes the race 
April, p. 86 

Randall McCright: Fundamentally, he’s not a 
‘trader,’ May, p. 86 

Bidding for clues to market equilibrium, 
June, p. 78 


Steindl’s mistakes prove his best teacher, 
July, p. 82 

Don Sliter: Pit bull with discipline, 
August, p. 82 

Coquest: Sinking with the tide, rising with the 
waves, September, p. 86 

Alan Levine: Hedging is the tai chi of trading, 
October, p. 90 

Here and there: Irving trades from Sydney to 
Chicago, November, p. 118 

Jean-Yves Sireau: An effort to experience, 
December, p. 94 
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